Journal of Financial Economics 22 (1988) 393. North-Holland 


INDEX 


Ball, Clifford A. and Walter N. Torous, Investigating security-price performance in the 
presence of event-date uncertainty 

Barclay, Michael J. and Clifford W. Smith, Jr., Corporate payout policy: Cash dividends 
versus open-market repurchases 

Blackwell, David W. and David S. Kidwell, An investigation of cost differences between 
public sales and private placements of debt 

Brennan, Michael J. and Thomas E. Copeland, Stock splits, stock prices, and transaction 
costs 

Brown, Keith C., W.V. Harlow, and Seha M. Tinic, Risk aversion, uncertain information, 
and market efficiency 

Coles, Jeffrey L. and Uri Loewenstein, Equilibrium pricing and portfolio composition in 
the presence of uncertain parameters 

Copeland, Thomas E., see M.J. Brennan 

Day, Theodore E. and Craig M. Lewis, The behavior of the volatility implicit in the prices 
of stock index options 

Fama, Eugene F. and Kenneth R. French, Dividend yields and expected stock returns 

French, Kenneth R., see E.F. Fama 

Harlow, W.V., see K.C. Brown 

Harvey, Campbell R., The real term structure and consumption growth 

Hasbrouck, Joel, Trades, quotes, inventories, and information 

Kidwell, David S., see D.W. Blackwell 

Kim, Yong Cheol and René M. Stulz, The Eurobond market and corporate financial 
policy: A test of the clientele hypothesis 

Lewis, Craig M., see T.E. Day 

Linn, Scott C. and J. Michael Pinegar, The effect of issuing preferred stock on common 
and preferred stockholder wealth 

Loewenstein, Uri, see J.L. Coles 

Mark, Nelson C., Time-varying betas and risk premia in the pricing of forward foreign 
exchange contracts 

Pinegar, J. Michael, see S.C. Linn 

Poterba, James M. and Lawrence H. Summers, Mean reversion in stock prices: Evidence 
and implications 

Pound, John, The information effects of takeover bids and resistance 

Smith, Clifford W., Jr., see M.J. Barclay 

Stulz, René M., see Y.C. Kim 

Summers, Lawrence H., see J.M. Poterba 

Tinic, Seha M., see K.C. Brown 

Torous, Walter N., see C.A. Ball 


0304-405X /88/$3.50 © 1988, Elsevier Science Publishers B.V. (North-Holland) 


253 


123 
61 
83 
355 
83 
103 
3 
3 
355 

ad 

253 
189 
103 
155 
279 
335 i 
155 
27 
207 

189 
27 

355 
123 


Journal of Financial Economics 22 (1988) 393. North-Holland 


INDEX 


Ball, Clifford A. and Walter N. Torous, Investigating security-price performance in the 
presence of event-date uncertainty 

Barclay, Michael J. and Clifford W. Smith, Jr., Corporate payout policy: Cash dividends 
versus open-market repurchases 

Blackwell, David W. and David S. Kidwell, An investigation of cost differences between 
public sales and private placements of debt 

Brennan, Michael J. and Thomas E. Copeland, Stock splits, stock prices, and transaction 
costs 

Brown, Keith C., W.V. Harlow, and Seha M. Tinic, Risk aversion, uncertain information, 
and market efficiency 

Coles, Jeffrey L. and Uri Loewenstein, Equilibrium pricing and portfolio composition in 
the presence of uncertain parameters 

Copeland, Thomas E., see M.J. Brennan 

Day, Theodore E. and Craig M. Lewis, The behavior of the volatility implicit in the prices 
of stock index options 

Fama, Eugene F. and Kenneth R. French, Dividend yields and expected stock returns 

French, Kenneth R., see E.F. Fama 

Harlow, W.V., see K.C. Brown 

Harvey, Campbell R., The real term structure and consumption growth 

Hasbrouck, Joel, Trades, quotes, inventories, and information 

Kidwell, David S., see D.W. Blackwell 

Kim, Yong Cheol and René M. Stulz, The Eurobond market and corporate financial 
policy: A test of the clientele hypothesis 

Lewis, Craig M., see T.E. Day 

Linn, Scott C. and J. Michael Pinegar, The effect of issuing preferred stock on common 
and preferred stockholder wealth 

Loewenstein, Uri, see J.L. Coles 

Mark, Nelson C., Time-varying betas and risk premia in the pricing of forward foreign 
exchange contracts 

Pinegar, J. Michael, see S.C. Linn 

Poterba, James M. and Lawrence H. Summers, Mean reversion in stock prices: Evidence 
and implications 

Pound, John, The information effects of takeover bids and resistance 

Smith, Clifford W., Jr., see M.J. Barclay 

Stulz, René M., see Y.C. Kim 

Summers, Lawrence H., see J.M. Poterba 

Tinic, Seha M., see K.C. Brown 

Torous, Walter N., see C.A. Ball 


0304-405X /88/$3.50 © 1988, Elsevier Science Publishers B.V. (North-Holland) 


253 


123 
61 
83 
355 
83 
103 
3 
3 
355 

ad 

253 
189 
103 
155 
279 
335 i 
155 
27 
207 

189 
27 

355 
123 


| 
— 
4 
: 
: 
Vt 
4 


